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counterparties exists
(uncollateralised/partially collateralised/one-
way collateralised/fully collateralised). This
data element is provided for each transaction
or each portfolio, depending on whether the
collateralisation is performed at the
transaction or portfolio level, and applies to
both cleared and uncleared transactions.

116

Initial margin
collateral
portfolio code

If collateral is reported on a portfolio basis, a
unique code assigned by the reporting
counterparty to the portfolio that tracks the
aggregate initial margin of a set of open swap
transactions. This data element is not
applicable if the collateralisation was
performed on a transaction level basis, or if
there is no collateral agreement or if no
collateral is posted or received.

The portfolio code is required for both
collateral reporting and valuation reporting in
order to link the 2 data sets.

117

Portfolio
containing
non-
reportable
component
indicator

If collateral is reported on a portfolio basis,
indicator of whether the collateral portfolio
includes swap transactions exempt from
reporting.

118

Initial margin
posted by the
reporting
counterparty
(post-haircut)

Monetary value of initial margin that has
been posted by the reporting counterparty,
including any margin that is in transit and
pending settlement unless inclusion of such
margin is not allowed under the jurisdictional
requirements.

If the collateralisation is performed at
portfolio level, the initial margin posted
relates to the whole portfolio; if the
collateralisation is performed for single
transactions, the initial margin posted relates
to such single transaction.

This refers to the total current value of the
initial margin after application of the haircut
(if applicable), rather than to its daily change.
The data element refers both to uncleared and
centrally cleared transactions. For centrall




